CORRECTION
We now indicate how the modified definition applies in the proof of tightness in Theorem 2.1. Following standard tightness arguments, one needs to prove for a continuous mean-zero scalar process v(t) with stationary increments satisfying corrected Definition 2.1, with v(0) = 0,
For δ > 0, let A be a countable dense set of [0, δ], and for n ≥ 1, let A n be a set of n points so that A n ↑ A. Fix also that δ ∈ A and δ ∈ A 1 . Then, for α ≥ 1, by continuity sup t∈[0,δ] |v(αt)| = sup t∈A |v(αt)|, and for n large enough
Let now 0 ≤ t 1 < · · · < t n−1 < t n = δ be a labeling of A n . From the corrected definition and mean-zero property
. . , v(αt 1 ))] ≥ 0 for all 1 ≤ j ≤ n − 1 and increasing ψ, and so {v(αt) : t ∈ A n } is a demimartingale (cf. [1] , page 362). Hence, we can apply the maximal inequality ( [2] , Corollary 6) and variance convergence lim α→∞ (αδ)
) dx, and so (1) holds. Also, we note typos: in line 8, page 281, change 2/(π det(σ 2 p )) to 1/(π × (det(σ 2 p )) 1/2 ); in lines 9-10, page 286, ds to dr; in line 10, page 293, = to ≥; in line 29, page 294, change > 0 to < ∞; in line 27, page 297, exp(λ 2 s − λ − 1)(−λs) should be (λ 2 s − 2λ) exp(−λs).
